We say that the critical region C has size α i he probability of a Type I error is α:
We call C a best critical region of size α if it ha ize α, and 
here C is the complement of C , then C is a best imensional space, we will denote the probability e that X ∈ R by L (θ), where theta is the true valu R ∫ of the parameter. The full notation, omitted to save P space, would be
We need to prove that if A is another critical region f size α, then the power of the test associated with t C is at least as great as the power of the tes t associated with A , or in the present notation, tha
(1)
e now establish (1), thereby completing the proof. 
